Figure S1 | Non-stationary vs. stationary joint return periods for the three time slices of the GFDL-ESM2M model. Similar to the behaviour of the INM-CM4 model, the essence of droughts is dynamic and drought characteristics are changing over time in the non-stationary condition for this model as well. In the stationary condition, however, the risk of droughts is constant over the time period.
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Figure S2 | Predictive mean (blue solid line), true mean of Kendall's τ t (black dashed line), 95% Bayesian confidence intervals (red dotted lines), and drought attribute time series (black solid lines) for the fully dynamic illustrative model (INMCM4) under forcing scenario RCP8.5
